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0 HEMAKOPUPYEMOM PENEITE BBIBOPA TOBEPUTEJILHON
OBJIACTHA IIPH 3ATAHHOM YPOBHE JOCTOBEPHOCTH

(IIpedcrasaeno axademurom M. I'. Ilerpoeckum 16 V 1972)

Ilycrs F(Z, a) — usMepuMaa B cMBIc/Ie n-MepHOH Mephl JleGera mIoTHOCTH
BEPOSTHOCTH CJIyYadHON BeKTopHoﬁ BeanunEs ¥ = z,(a), rae @ = {a;} — Toxe
BEKTOp, npmueM s = 1, 2, . =1,2,...,k

Ilycts B npochaHCTBe Ak = {a1} aanaHa BIOJHE A/ATEBHASA mepa pw. Ha
pacupepenenue ¢(a) HAKIAMBIBAETCH JUIIbL IPe/IOI0KE e H3MEPHMOCTH.

CraBuTCsi ClefyoIuil BOOPOC: OPH KOHKPETHOH peaM3amud & CIydailHoi
BeamamHK! I (&) u 3agannoro € > () ykasath obmacts Q (€, ) < 4, rakyio, uro-
651 3o = Q (&, &) ¢ mocroBepHOCTHIO 1 — €.

3apanmme Q (&, ¢) mo £ u & MBI Ha30BeM pe e nTo M. Pemenr seibopa mose-
PHTEIbHON 00JaCTA HA3HIBAETCA HEMA M OPHPY e MBL M, eCIH He CyIMecTByeT
rakoro penenta mocrpoenns Q' (E, ¢) mo € u &, uto

rlQ'E, )] <ulQE, #)]
mpu 1i000M BEIGOpe N-U3MEPUMOro 3aKOHA pacupepeaeHns ¢ ().
Teopema 1. Iycre 3adano ¢ > 0. Ilycto Touke @, cooreercreyer usme-

pumoe aebezogo muoxecreo P = P(a,, &) 6 npocrpamcree R TakKoe, uTo
F(z,a,) =F(y,a,) npux P uy&P, npuven

\ Fdz=1—c¢.
P

Kaxcdoii peasausayuu E cayuatlinoli 6eauuuHbt I CONROCTABUM 0044CTb
Q(E, &) = A, ekarouarowyro Te U TOALKO Te sHAUEHUS 4, 04 KoTOpulx E &
eP(a,ze).

Takoe sadanue obaacru Q(E) neaserca Hemaiopupyemvlm peyenToM.

JokaszaTexbcTBO HTOTO YyTBEPKACHNUS JETKO clefyeT u3 Teopemsl Dy-
6mEE (OCTATOYHO TONBKO PAcCMOTpeTh O-00pasHEIe pacHpefieeHAsS BEKTO-
poBa).

Teopema 2. IlycTv Tenepv sadana anpuopHas RAOTHOCTb 8€POATHOCTU
¢ (a) dasn eekropa a.

Toeda Hemaxcopupyemvili peyenT nocTpoenus 008epuTesdbHol 064aCTU
Q(E, &) ¢ yposrem docroeeproctu 1 — & cocTour 6 TOM, ¥T0 Oun JaHHOU peasu-
sayuu E 6eperca obaactv Q (€, ) = A,, seanowyascs 6eprHuM ae6e208CKUM
muoxcecreom gynryuu @ (€, a) = F (E, a)g(a) raxunm, uro

S D¢, a)da=(1 —S)S(D@, a)da.
QE.9)

B oGenx TeopeMax mpeAmojaraeTcs, 4T0 Bce BCTpedaloIimecs HHTETPaJbl
CXOATCA.

E. M. Jlaggmc 3aMeTHiI, 4TO €CIH TeopeMa 2 JaeT OKOHIATeJIbHOe pemeHne
BOLPOCA, TO JUIA TEOPeMEI 1 Bo3MoykHA 0ojee CHIbHASA MOCTAHOBKA: NJIA Kaik-
moii faHHOM peanmsanuu £ maiitu obxacts Q (€, €) Tak, 9T06HI IpH BafaH-
HOM ypOBHe focToBepHOCTH 1 — & 9Ta 06MacTh OblIa MEEEMANbHAA. JTY 3a/aqy
A pemaTth He yMeIo.

IlenTpanbHbIi HayIHO-ACCIEOBATENbCKAN HHCTHTYT ITocrynmio
maTeHTHOX WMH(OPMAOUA U TEeXHHKO-SKOHOMHYECKHAX 16 IV 1972

uccaenosanuit KoMurera mo pgenaMm m3o0peTeHdi I
orkpHrait mpu CoBetre MmrucTpoB CCCP
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